phe Te Ts Index of Articles — Items in parentheses are key topics. 


Markets 


Capitol quandary (1995 economic outlook) 
January, p. 26 

A major sea change (1995 Elliott outlook) 
January, p. 30 

Fuelish choices (heating oil, crude oil, natural 
gas, unleaded gas) February, p. 24 

Stocks on a road to nowhere (global stock mar- 
ket outlook) March, p. 26 

Dollar déja vu (currency outlook) April, p. 28 

Heavy metals rock (gold, platinum, palladium, 
silver outlook) May, p. 30 

In demand and out of sight? (grains outlook) 
June, p. 28 

U.S. economy on final approach? (interest rate 
outlook) July, p. 28 

Taking stock of world markets (stock index out- 
look, U.S., non-U.S.) August, p. 26 

Capital flows key to currency maze (currency 
outlook) September, p. 28 

Heat is on OPEC (energy outlook) October, p. 30 

Supply woes go against the grains (ag outlook) 
November, p. 30 

Base metals’ blue collar chic (base metals out- 
look and coffee, sugar, cocoa outlook) 
December, p. 28 


Futures 101 


Making a statement (reading a broker statement) 
January, p. 36 

First things first (choosing contracts to trade) 
February, p. 30 

Information is power (choosing software and 
data) March, p. 32 


Charting a course for profits (deciphering charts, 


choosing a charting service) April, p. 34 

Getting in on the ground floor (getting started as 
a floor trader) May, p. 34 

May I take your order? (finding a broker) 
June, p. 32 

A fundamentally technical question (fundamen- 
tal vs. technical analysis) July, p. 40 

Good times, bad times (planning for wins and 
losses) August, p. 30 

Knowing when to hold...and fold (psychological 
aspects of trading) September, p. 34 

Pitted against the pits (upstairs trading) 
October, p. 36 

The cost of diversification (diversifying con- 
tracts, approaches) November, p. 36 

Models, Inc. (option pricing models) 
December, p. 34 


Trading Techniques 


All in a day’s work (day-trading, pros and cons) 
January, p. 38 

Building renko charts, brick by brick (Japanese 
charting technique: renko) January, p. 42 

What goes around comes around (cycle analy- 
sis) February, p. 34 

Getting an indication (technical indicators top 
traders use) February, p. 38 

Catching a break (breakout analysis, different 
types, pros/cons) March, p. 36 

Market under a microscope (Market Profile) 
March, p. 40 

Putting volume and open interest in their place 
(volume and open interest analysis) 
April, p. 38 


Follow the money (chaos theory, charting using 
chaos) April, p. 42 

Get smart about chaos (chaos theory basics) 
May, p. 38 

Hitting the brakes (stops usage, techniques) 
May, p. 42 

Know thy volatility (understanding option 
volatility, formulas for calculating volatility, 
strategies) June, p. 36 

Limitations of chaos (combining chaos theory 
with other indicators) June, p. 42 

Does history repeat itself? (analogs) July, p. 34 

Past meets present (combining Japanese candle- 
sticks, three line break charts and Sequential 
for triple-filtering indicator) July, p. 37 

Systems for sale (buying a preprogrammed trad- 
ing system) August, p. 32 

*An ideal combination (Sequential, Trend 
Factors, Range Expansion Breakout) 
August, p. 38 : 

Currency squares (currency matrix for interna- 
tional arbitrage) September, p. 38 

*Going to extremes (Range Expansion 
Indicator, DeMarker, TD ROC) 
September, p. 42 

Balancing act (money management, optimal f, 
probability of ruin) September, p. 46 

*Connecting the dots (TD Lines) October, p. 40 

Using Dow Theory to catch trends (build a 
Eurodollar trend-following trading system 
using Dow and other criteria) October, p. 46 

Posting up (hedging price and timing risk for 
futures using time decay and delta in a syn- 
thetic options arbitrage) October, p. 50 

*Retracing your steps (TD Relative 
Retracement, TD Arcs, Magnet Price) 
November, p. 40 

Go figure (point-and-figure charting) 
November, p. 44 

Peso possibilities (pricing the Mexican peso) 
November, p. 48 

*Eye of the beholder (D-Waves) December, p. 38 

Breaking waves (Elliott Wave hybrids) 
December, p. 42 

Trading with new and improved GDP (new 
method of GDP calculation’s effects on mar- 
kets) December, p. 46 


* These articles comprise Futures’ Tom 
DeMark series, which continues into 1996. 


Technology & Trading 


Mr. Spock has arrived (basics of neural net- 
works) January, p. 46 

Artificial trader jumps candlesticks (program- 
ming neural nets to recognize candlestick 
patterns) February, p. 42 

Testing the black box system that feeds you 
(evaluating and testing a trading system) 
March, p. 44 

Testing a real system (test D-mark neural net 
trading system) April, p. 46 

Nothing like net for intermarket analysis (using 
neural networks for intermarket analysis, 
construct T-bond model, part 1) May, p. 46 

Build a real neural net (select raw inputs/out- 
puts, develop preprocessing and data sets 
and test a T-bond model, part 2) June, p. 44 

Evolution of a trader (genetic algorithms, part 1) 
July, p. 44 

Taking evolution into warp speed (genetic algo- 


rithms, part 2) August, p. 42 

Fine tuning money management with f (money 
management, optimal f spreadsheet) 
September, p. 48 

Tips to develop smarter exits (programming stop 
placement with neural nets) October, p. 54 

Building a system one day at a time (system 
development, day-trading, part 1) 
November, p. 52 

Building a real day-trading system (day-trading 
system development, part 2) December, p. 50 


Market Insight 


Soros on Soros: Theory in action (excerpts from 
George Soros’ book, Soros on Soros: Staying 
Ahead Of The Curve), October, p. 66 


International Trends 


London bridges the markets (LIFFE, IPE, LME, 
LCE contracts, trading strategies) 
January, p. 56 

The China syndrome (Chinese futures 
exchanges, regulations, outside investment) 
February, p. 52 

Trader’s view of the world (contract specifica- 
tions, regulatory information on global 
futures contracts) March, p. 54 

Searching for El Dorado (Central, South 
American futures exchanges, contracts) 
April, p. 54 

Caging the Hong Kong tiger (Hang Seng index, 
HKFE) May, p. 56 

Mining London’s metals market (LME, regula- 
tions, contracts, Canadian markets) June, p. 54 

Safeguards in Singapore (SIMEX, regulations, 
contracts, Barings) July, p. 54 

Optional Europe (Sweden, Holland, index 
options, managed futures) August, p. 50 

Screening the German market (DB, DAX, SOF- 
FEX, OTOB) September, p. 58 

Japan’s markets: A work in progress (Japanese 
commodity brokers becoming members of 
financial exchanges, regulations) 
October, p. 74 

Watching for global profits (CAC-40, Italian 
bond, rubber, aluminum and Share Price 
Index) November, p. 70 


Managed Money 


Brawling over notional funds (CTA perfor- 
mance table, notional funds) January, p. 62 

(Down) trends in hedge funds (1994’s poor 
funds performance, number of funds down, 
hedge fund opportunities in 1995) 
February, p. 62 

Traders who beat 1994’s treacherous markets 
(Salem Abraham, Victor Niederhoffer, John 
Di Tomasso, top CTAs, funds) March, p. 60 

The power of leverage (using leverage, potential 
consequences and rewards) April, p. 58 

Turtle bisque (Rich Dennis, former turtles’ cur- 
rent performance) May, p. 60 

Yen for yen in Japan (smail managed futures 
arena in Japan, new funds) June, p. 59 

Line to the stars: What CTAs need to know 
about brokers (questions to ask, possible cri- 
teria) July, p. 58 

Tracking the traders (CTA and fund tracking 
services, costs, services, drawbacks) 
August, p. 54 
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European CTAs break out (top European 
traders’ strategies, drawdowns, returns) 
September, p. 62 

Hot new CTAs of 1995, October, p. 78 

Cracking the elusive pension market (CTAs, 
pension funds’ recent trend of caution 
toward futures, Illinois Teachers Retirement 
Fund) November, p. 60 

Money, money, money (roundtable on raising 
money as a CTA) December, p. 66 


The Futures Interview 


Mary Schapiro unplugged (enforcement, 
CFTC, suitability standards, exemption) 
January, p. 64 


Trade Trends 


1994 tops & bottoms (market moves, people, 
records) January, p. 66 

Discretion versus black box — what’s best? 
(long-term look at systematic vs. discre- 
tionary trading) February, p. 66 

Protect yourself from fraud (broker impropri- 
eties, questions to ask, what to look for) 
March, p. 64 

Trading the wide world of foreign exchange 
(interbank market, exotic currencies) 
April, p. 62 

Barings abyss (Barings Bank demise, Nick 
Leeson, SIMEX, Nikkei 225) May, p. 68 

Are your internal controls a match for opera- 
tions risk? (Barings, reporting structures, 
risk management software) June, p. 62 

When banks go bust (Barings, regulatory stan- 
dards) July, p. 60 

Measure for measures (trading on government 
reports, CPI, GDP, unemployment) 
August, p. 62 

Bringing electricity to the market (California 
energy pool, electricity as a futures contract) 
September, p. 66 

The sound and fury of derivatives losses (effects 
on industry of publicized losses in 1995: 
Orange County, Barings, etc.) October, p. 84 

Paying for quotes (who owns quote info? future 
of quote industry) November, p. 76 

Risky business for global brokers (top 40 list of 
U.S. brokers, top non-U.S. brokers, future of 
brokering business) December, p. 58 


Departments 


Editor’s Note 

About face, January, p. 8 

Sliced Orange, February, p. 8 
Young and the restless, March, p. 8 
Fear and greed, April, p. 8 
Reviewing the situation, May, p. 8 
Long, hot summer? June, p. 8 

Eye of the beholder, July, p. 8 
Cliff dwellers? August, p. 8 

Bad men, brokers and greed, September, p. 8 
No monster here, October, p. 8 
Taking a breather, November, p. 8 
Paper trading, December, p. 8 


TrendLines 

January, p. 12 — Are exchanges keeping tab? 
— LME’s invasion — Bigger board — 
Fed throws down gauntlet — First drops 
CTA biz 

February, p. 12 — Leverage key to losses — 
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Geldermann sold — Refco pays for prac- 
tices — CME plans depository 

March, p. 12 — Eurodollars on top — Man 
goes after the big fish — Ex-VRS head 
fights back 

April, p. 12 — Barings’ apocalypse — Crawling 
from the wreckage 

May, p. 12 — LIFFE and CBOT to link — 
That’s why bonds went down — Credit 
Lyonnais limps on — Schapiro under fire — 
Joint CFTC-SEC debated 

June, p. 12 —-CTAs galore — Chase quits 
futures — Citron pleads guilty 

July, p. 12 — NYMEX sues New Jersey — 
Durlacher exits — Morgan Stanley fined — 
Regulators come together — San Diego 
leaps ahead 

August, p. 12 — Task force gives Baring report 
— Kodak quits futures — Dealers presumed 
innocent? 

September, p. 12 — BoE report details Barings’ 
guiles, goofs — ADM probed — 
Proofreading Leeson — BoE’s lessons from 
Leeson 

October, p. 12 — Definition of “futures” 
changing? — CBOT faces changes — 
Natural gas online 

November, p. 16 — Futures industry slowly 
evolves — Fischer Black — Trader takes the 
mound — ABN to buy Chicago Corp. — 
Jones on diskette — Third world Merc 

December, p. 12 — Barings final reports — 
Traders at war — CFTC critiqued — Guid- 
ing bank FCMs — Orange County resues 


My Position 


Hello, is anyone out there? June, p. 18 


Market Strategy 

Cattle calls, January, p. 34 

Is the future of bonds carved in gold? 
February, p. 28 

Trading futures option pairs, March, p. 30 

Predicting U.S. and U.K. yields, April, p. 32 

The sun, weather and corn prices, May, p. 28 

When gold and dollar don’t mix, June, p. 26 

Trading trends in energy spreads, July, p. 26 

Philly chronicles of recession foretold, 
August, p. 24 

The short-lived Canadian dollar short squeeze, 
September, p. 32 

Why stocks are headed higher, October, p. 28 

Stock market stocking stuffer, November, p. 34 

The ties that bind the CRB and producer price 
inflation, December, p. 26 


Software Reviews 

WaveSamp, Decorrelator and Dimension 
Reducer, and Adaptive Moving Average, 
January, p. 50 

NeuralWorks Professional II, February, p. 46 

DataSculptor, February, p. 46 

Trading Recipes, March, p. 48 

The Manager, March, p. 48 

MESA for Windows, April, p. 50 

Personal Hotline v.6.8, May, p. 50 

TradeStation 3.5, June, p. 48 

Predict, July, p. 50 

MetaStock for Windows, August, p. 48 

OptionVue IV Base System, September, p. 54 

CQG for Windows, October, p. 62 

Derivan for Windows 2.1, November, p. 58 

Ganntrader version 2.1, December, p. 56 


Computerized Trader 

Expo’s top gun software, January, p. 54 

Tangled in a web, February, p. 50 

Coming to a Federal Reserve near you..., 
March, p. 52 

Event-based analysis, April, p. 52 

Spitting into the wind, May, p. 54 

Net watch, June, p. 52 

Excalibur: A double-edged sword, July, p. 48 

Extremely average, August, p. 46 

Fed watching on the net, September, p. 52 

A home brew Treasury yield curve, 
October, p. 60 

The quick and the dead, November, p. 56 

Commitment to the net, December, p. 54 


Capital Outlook 

New Congress packs market punch, 
February, p. 69 

Mexico: Good politics or prudent policy? 
April, p. 68 

Catalytic converters don’t save a market, 
August, p. 68 

Will the government go bust? September, p. 70 

Hot prices = hot policy, October, p. 92 


Book Reviews 

How I Tripled My Money in the Futures 
Market, April, p. 70 

Panic-Proof Investing, April, p. 70 

The New Science of Technical Analysis, 
July, p. 68 

The Trading System Toolkit, July, p. 68 

The Compleat Day Trader, August, p. 73 

The Outer Game of Trading, August, p. 73 

Schwager on Futures: Fundamental Analysis, 
October, p. 94 

The Vandals’ Crown, November, p. 88 


Trader Profile 

Bill Mullen: Every day he writes the book, 
January, p. 78 

Light Blue’s Nicholas Djivanovic stays out of 
the red, February, p. 78 

Seidler’s returns fuel comeback, March, p. 82 

Robert F. Rotella: There and back again, 
April, p. 82 

John Percival: Sentiment rules the markets, 
May, p. 86 

Trading runs in the Cashman family, June, p. 78 

Tom Bierovic: Making the whole better than the 
sum of its parts, July, p. 82 

Bill Dreiss’ endless summer, August, p. 78 

Howard Bernstein: Tried and true, 
September, p. 86 

Jack Schwager and Louis Lukac: Stand by your 
system, October, p. 110 

Physics made simple, November, p. 90 

Huurneman: Don’t underestimate the EMU, 
December, p. 78 


For single copies of these or other 
past articles, call (319) 277-6341. 
Cost per article: $5 (includes 
shipping and handling). A single 
back issue of Futures is $4.50 plus 
$2.50 shipping and handling. 
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